TREERHERELERSEMFRAEE
2022F 2 FF IR E
20224F06 5 30H

EEEBEN THESEHEARAHF
EEREN - ZBBITROARAF
WEEH HER: 20224807 H21H



T g B S I BRSSP R 2022 ) 2 AR

§1 EERSF

BEEEMANNE RS NEFRIEAR G R A EE R EIC . = FHERRIA L
R, JEXTH PR ESTME. AER PR S8 B AR AN ) R A T AT

BT NIRRT RO AR A AR AR S ERIE, 72022477 18HE#
T ARG F IS5 Fe bR IR E R R A AR EENE, RIEEZN BN R
WE R FERRR L H RS

R BN GRUE DOWEE . B0 5 1 I 0 B A IS R 4 B 7, (EAVIRUE 2
&—EmA.

RS AN GHARRILAR KR . BTG K, 55 H7EAE BB S w1 R
7200 5 5 AN 22 4 A A 2 B A S L B o

AR IS5 BRER & I .

AR H 202294 H 1H R 22202246 H30H 1k

§2 E&7AMN

FE G TFR Rl g2 R &
Fee S 004008
S (e L RITFF I
e A R4 2017401 A 16 H
e B R 3 4 200 i 0 177, 069, 466. 5317
AT I 2 MRS A ML G, B g%
o B AR HIXES TSR T, 19 N SR N R B Hr 4t
FeE B 5 [l 4
1. REF"HE
2. JR TR SR
3. FiFFIR TR mE
4. NV A S 5 $ BT
PSR 5. fiTHE ST
(1) Media BA TR 0% SR
(2) [ o7 B B 5 % S s
(3) BUIEH 55 5w
6. B7ESCRFUESR IR TR G
T Z);i%:aoo%iﬁulﬁcﬁﬁﬁ X 40%+ L iiF EA5FEEI 25 % X 6
PSR 2 AR AFEG IRA T Iy, TR RS R P & e T it

2R




T g B S I BRSSP R 2022 ) 2 AR

FREGMTM e, ERTEEREEE.

HEEHAN rp i e 4 FE A PR A
HETLEN TIEARAT I A PR A 7]
)@ o e L i B A TRTRR b 2 R VR A A rh 2 R VR A C
T R A8 RS 004008 004009
! O3 2 He G R4 45
ngXFE AEEH0E 68, 626, 177. 074 108, 443, 289. 4645}
N
§3 FEMEIIHNESHERI
3.1 EEMSKER
Bpr: ANRMIC
HER (20224E04H01H — 20224E06 A30H)
FEM SR
%Tﬁ * EF']‘E% a5, E%/bb :x ':F' I‘Eﬁ s E%/tb 1:|
1 A E s -5, 279, 698. 35 -9, 253, 880. 84
2. A AR -1, 298, 553. 55 -2, 217, 719. 08
3. MR- ¥4 55 G Ay A BRI -0.0176 -0. 0182
4. BARFE ST = 1E 105, 122, 049. 66 161, 684, 276. 77
5. ﬁﬁﬂiii B E 1.5318 1. 4910
« AR SR R TR 2 S AR IO . el e . HAIRN CRE A R EAR
zw ) FHERAH B F G AR E0, A ARNE A B OS2 B Es il A HH A se B AR 3

\

24

2

2\iﬁ$%Aﬂﬁ%ﬁTﬁﬁﬁﬁAi%%A%%ﬁ%%,WW:%$%$M\@E

WA, TP S SERR A

3.2 EHeERIN

RSN IR ke

3.2. 1 Ze P EN KR RIS RIS A &R # B

g2 R A AVHE R

b5k L
K | st e

| etk %ﬂ“ ;fff HEUER 2%
B Bt . HhnEzE | B | . -G @-@

EY0) - T2

® EY6)
@

i
= 0. 15% 0.47% 3. 26% 0. 58% -3.11% -0.11%
A




g B RS I E IR G

WE R4 2022 AR5 2 TR,

e
N =7.50% 0.57% -2.33% 0. 58% =-5.17% -0.01%
A
it
e -2.96% 0.52% -2.90% 0. 50% -0. 06% 0. 02%
it
— 5 37. 36% 0.53% 16. 19% 0.51% 21.17% 0.02%
it
A 118. 79% 1. 68% 24. 99% 0.51% 93. 80% 1.17%
BE
Sty
[F] 4 128. 82% 1.62% 30.47% 0. 49% 98. 35% 1.13%
it
Al
o 2 FE VR A CIE R I
. | st
S—— EMK | g %&%ﬁ
B Ex iz | s s O-G @-@
(D o TR 2
@ ESQ) @
e
= 0.13% 0.47% 3. 26% 0. 58% -3.13% -0.11%
A
it
N =T7.54% 0.57% -2.33% 0. 58% -5.21% -0.01%
A
e
g -3. 06% 0.52% -2.90% 0. 50% -0. 16% 0.02%
e
— 36. 85% 0.53% 16. 19% 0.51% 20. 66% 0.02%
it
i 115. 09% 1. 70% 24. 99% 0.51% 90. 10% 1. 19%
BE
Sty
[F) 4= 123. 82% 1. 64% 30.47% 0. 49% 93. 35% 1.15%
Rt
%4




rh g B S I B S ISR IR A 4 2022 R 2 TR

3.2.2 BEEAFARURESRIHFHERKRRD KHE RS A R R
RENHI LB

FREERRAARINSER RS RE SR S E R A

(2017%01H16H-20224064308)
150% -

120%
80%
60%

30%-

09 e~ . : . : . .

-30% -
2017/1/16 2017/12/15 2018/11/8 2019/10/8 2020/9/2 2021/8/4 2022/6/30
— hEEEEEA, — ESHEEE
hEEEERACEITSERRES VSN RERNEER PERNLE

(2017%01H16H-20224064308)
150% -

120%

90%

60%

30%-

D% _M T T T T T 1

-30%-
2017/1/16 2017/12/13 2018/11/8 2019/10/8 2020/9/2 2021/8/4 2022/8/30

— TRRIEEAC — VSR
e G ERMESERIENAE, AEeaEeaFAENHE6 MR AR,
SR A Y 8 RO A e < 1 25 TR B8 LU B A 5 2k 4 B RV R R 205

§4 BEAWME

%5



T g B S I BRSSP R 2022 ) 2 AR

4.1 B¢ZE (REGLE/NH) fHh

EARRE M | UE
SEHHR | #F
M .
4 HR S | s | W Ui B
Hi | B | &
fE}
W I RE T B IR A Wizt HEEEE,
RF 7 4. PRl b Z AT TR K 2 4
Ml RS B IR A BIE SR b, #FFAE WA,
RIS, PaERAR HA LM ERE, I
— W A B | 2020- || | MIRARIRGER. 20156E7H
% EhELE 5 KI5 | 08-26 201645 7, AP E 12
BRGNS WEZFA PR 5T A w5 A
R AR R P R BT 0 20164F5
TE B VR A AR R SR HIAaht s, PUTK
RRESENEESEH, KEF WS LR,
HH R il 22 5 R G I B TR
GRS FrrFsesl, HFEEEE,
22 R I B VR A TR B T3 [ 4 v 5 B oK A
BV S PR R A VA T8 e R N
B | RERERGTUESLG | 2021 || | SR BRAUE, B
T g PEtEMERTER | 03-12 Ji, BAIEE ML FEE,
BIRAIIEF R GRES. WEF MO FR64F . 2016
ARl e ST R N S S <] E4H N Rl 4, DT
WA BNIE R T R a1 PRI B S A,
ResH,

Ee (1D EIAEERE M B IR IE A S 68 B AN A S RS Bk
& FAER R RMER, MR H WDy S & F AR H .«
(2) UEZF ML) SCGEMATIE 4 GIEFRAE AN R BEREAE PRINED FIAH S AE

4.2 BEANRE A A ZEGIa A ER 745 0L R 3

WEHIN, AESEENREMRE T (PR ARIAEIESRE) (R ARIH
EUEFF R B AL i) KSR EE M Fee & R AR SRR A E , AR
SAG M B o 0 SR N BN P2 e B, AR A 1 XU (R 2 Ak b, 3k 0y 0



T g B S I BRSSP R 2022 ) 2 AR

FAAT N BEREBRR 2 o AN s AR 8 BAT 547 AL = e 5 R e 2y 5E, B
TS BT AA 25 14T

4.3 A PR ERBH
4.3.1 AP G B HPIATENR

s GEFHRREGEHAT NP HEIEREEL) , BAAFAFIE T (A 1FE5
BHEINE) FEREIAT, A FRE RS BB R, ISR S BT
FINEREER], FERETC. R R HPATERIAN, BRI, WiE. SR FBREEA T
IR T AR T E AR R A, RUEA T2 5 U SEB o

AMEIN, LR AP 5 6 S PATIE I R, ARG 23 T AR
i REEARTHIZE 5 FHI

4.3.2 RERZHITARIL Y

I R R IUAS I AL R WA AT N

T I R B S AR G 32 53 BT 2 0T a4 1R H S )58 5 A 388/ B B30 32
IS 2 H RS RSB TE DL

4.4 WEHNE SRR RKEMBIEa T

20 T IZERERRIE N B, 2 AR I A BORIE B S e AT\ R s . 7
WS B EAT I T REIR BB E T XU SEARTERERRIR B, M SOl R4
I NI EBER RBL T — € A A e, B AN I U R X AR T 35 1 B SE
.

JRBBEATI XA T BTG, KRR 2k AR 7e, IEHAE R
J7 R A S TR AR 70 ATk, IRl DB B I Rl et 74 rh DA REA N B A

VN
Z

I o

4.5 WEBAESHLAER

IR T A R AAE S AP 1. 531870, AN, %%HS
YA LK 390, 15%,  FIINLAH L BN 25 5093, 26%: 8L 4 5 015K o o JE.
RACESMANMIAL 491078, ARE WK, LIS OB E R0, 13%, [
M SR MY 2 % 3. 26%.

§5 BEASHSE

5.1 EMRESHHEHNR

o 3 e A B (R B A8

FPs T H & o)
(%)

7R




g B RS I E IR G

W5 5L 4 2022 4R 5 2 ZREFIR A,

1| D% 79, 957, 020. 80 29. 90
Horp: KR 79, 957, 020. 80 29. 90
2 | B - -
3| BEE R T 45, 964, 420. 31 17. 19
Hrp: fize 45, 964, 420. 31 17. 19
B SCHFIE S - -
4 | R - -
5 S RAT A BT - -
6 | EANREERT ™ 80, 000, 000. 00 29. 92
Hodre S =X [R1 0 ) SR B B
IR A < b E
7 /ﬁﬁﬁ“ EREN e 58, 433, 255. 21 21. 85
8 | HAhH™ 3, 066, 804. 91 1.15
9 | A&t 267, 421, 501. 23 100. 00
5.2 MEMRIBITIARNBERRAS
G 1725 A b (o) oy B 4 BE = HE E AT (%)
A 3N N QN 4 - -
B | Rk 3,697, 828. 00 1. 39
C | #iliEdk 37, 898, 182. 58 14. 20
D %;;1,\4;1 MTKE 3, 243, 736. 00 1.22
E | &5k 1,982, 232. 00 0.74
Fo| #iERmEEl - -
G | ZZiEisH . Cff A Bl 2, 712, 726. 00 1. 02
H | g ol - -
. a T AN E B 99, 359, 67 0.03
NiE A4
T | &Rl 22, 105, 744. 00 8.29
K| ik 2, 561, 382. 00 0. 96
L | FSEANRS 55 AR5l 3, 134, 226. 53 1. 17
M| BEERE AR RS 2,516, 558. 00 0. 94
N | KR AT i 12, 046. 02 0. 00




v g D SR T LR S RIE SR P B A 4 2022 AR5 2 AR

H
0 Jeit B 55 A5 R H A i B B
%k
P | HAE - -
Q | BRAEMMSTAE - -
R | Xt REMGRI - -
S | %A - -
&t 79, 957, 020. 80 29. 97
5.3 G HARRA RME (G S B 7 BHE HL B RN R R BT+ 42 B B A 48
FF . i _ i J 4 BT P
o JBE A JiE 2 A4 FR s (%) A i (o) G (%)
1 | 600519 SN G 4,549 | 9,302, 705. 00 3. 49
2 | 600036 AT RAT 123,300 | 5,203, 260. 00 1.95
3 1601318 Hh [ 22 79,800 | 3,725, 862.00 1. 40
4 | 600887 il 84,000 | 3,271, 800.00 1.23
5 | 600900 KATH 140, 300 | 3,243, 736. 00 1. 22
6 | 601888 Hh [ 13,400 | 3,121, 262.00 1.17
7 | 601601 Hh [E R R 126, 800 | 2, 983, 604. 00 1.12
8 | 601166 POl ERAT 146, 700 | 2,919, 330. 00 1.09
9 | 600809 Ly 7 938 8,800 | 2,858, 240.00 1. 07
10 | 600048 3 146, 700 | 2,561, 382. 00 0. 96
5.4 WMEHRZRBEHFMMFRFEFRELS
o . _ R BT
FF5 {75 i A feE (o) G (%)
[ 2K fiii o7 45, 964, 420. 31 17.23

2 AT I

3 S Rlfds

Horb: BORMEER

b 27

Al A T R Bt o

3 2 A

N | S| O]

AT (RIS 50)




v g D SR T LR S RIE SR P B A 4 2022 AR5 2 AR

8 EINIZES::A - -
9 HiAh, - -
10 &t 45,964, 420. 31 17. 23

5.5 MEWARIE A SMME b2 & H 7= 13E LI R NHEFF BB 142 B 3R 40

e . R B
T:L[i“, ‘64 _:[_E\I\/ k NN =1 ( ) JAN 7

o | P S | BTN M Gk 2 seiirE Oo) EHA %)

1 |1 019664 2115716 452, 200 45, 964, 420. 31 17.23

5.6 MEWARIEA RME G HE ST H#E /N BRI+ 4 B SCRRER R
|
T ARG ARE WA R 5 3CFFLE SR

5.7 MBHIRILA RME G T 13E Lo R/ NHEFF R 1148 5t & B 3% 9 40
T AEEAMEHRRFFA SRR

5.8 MEHAIRIEA SCME b2 & F 7™ 13H Lo R/ HERF TR TL A2 BUIER B B 40
T ARG ARE WIARRFFAPOLE,

5.9 RERIRAILS BB BRI 5 0 B0
P A AR AR R AT AR

5. 10 4R 15K A3 S U 0 R B 30 50 WO A
P AR AR K AR A G

5.11 BBEHAWMEHE
5.11. 1 MEHHNEESHE KA+ IESFRIBEERIT (600036) , H E KR (601601), Pk
47 (601166) , LU FE¥}F (600809) #IHARIESH B RAT A KR H I MBI 1L RA
7, RERSEFH BT —ENZBATET. ETHEE. S4EES20224£03H21H
RATSTHBERITRMA AR AR AT RERTRE (2022) 218), BEESASHER
B #20214207 H 05 H RATN H B AP (B H) B A FRA 7 AL T (N B Rk
(2021) 305%), EXRSNLEBE/BRESE 7 /R20214207 A 21 H RAX POARITIRAT B IR
AT B4 (BT (2021) 55), 34720214808 A 13 B R AT X XNLARAT B AR A FR A T Y
A3 GERTIFE (2021) 26%), BRREK£20224£03 H 21 H R AN XARIT B AR B FRA T
b 3T RIS Tz (2022) 225), ILPEAEIRE TRETBUEEF20214F08H 15H AT
TP N YHET BB FRA R AL T (BT M AL (2021) 64°5) . BTIR RAT FEZRIH

H10 W



T g B S I BRSSP R 2022 ) 2 AR

K TIREMEIEF ML 5BE, ERUESF KISB HORAE P RF & A VR R IR 2 7] il BE Y
5 -
5.11. 2 EEHFWH +HRERBIE S & FAMENEEBREE.

5.11. 3 HARE=HH K
75 ZFR &8 (7T)

£ IRIES 151, 933. 62
ST 25375 5K 2,912, 356. 20
IMcdive il -
SR L -
JS AT EF DK 2,515. 09
oA B2 K -
Fop -
it 3, 066, 804. 91

(ol BN BNepIN NG I IS BNGCRE BN G B

5.11. 4 B HIRIFA WAL THBIAKI AT He el 2z 9 4
TE: AT G AR S WA RAFFAT A T 5 30 1 vl 3 i 55

5.11.5 REHREI 42 B 22 772 T 52 PR 15 0 B 5 8
VE: RIS RIS BIREA I ET 4 8 S R AL RUE SZ BRI .

5.11. 6 HEAFREMHER A SCFHIR IS
W T DU ISR AL, % B ) T2 AN 5 T T2 [a] R BEAFAE R 22

§6 FBAESHBHES)

Hfr:

R 2 R TR A A g LR IRAC
1 HH S A B 91,073, 857. 19 141, 969, 631. 88
i S0 1) 5 4 P O 3 0 108, 155. 72 83, 095. 88
P iR SO 1) 25k 4 A s [ 3 0 22, 555, 835. 84 33, 609, 438. 30

5 BA AR 3 S 97 7 A2 B 47 i
(OB b BL “=" 355D
e W R L S0 AU 68, 626, 177. 07 108, 443, 289. 46

TE: FWE LI B0 R N A0 S i, B ] 5 e gy B

§7 E&EFBANZHERREREAEEFER

F11 W



e S B R LU A T 5 R 2002 42 2 RIS
s A RS EEAREHE A SR EAR .

§8 FMBREEFHRNAMERSER

8.1 EMINE—BREE A ES OB LSS D BB IT20%H 1H 5

& TR P T 2 2 I B A R AR A 600

g i | GG

S | | EISERL20N | W 44 T2 [ 04 4 FA B

) A [a] X ]

Wl 1 20220401-20220630 | 63, 088, 137. 04 0. 00 0. 00 63, 088, 137. 04 35.63%
2 20220512-20220630 | 35, 614, 649. 49 0. 00 0. 00 35, 614, 649. 49 20.11%

el 3 20220401-20220511 | 52, 603, 892. 69 0. 00 28, 000, 000. 00 24,603, 892. 69 13.90%

7 A AR

ANFE AT — VR AT S e W LA B BRI 20% I 1 00, 2R B K BIUE [ T 4554 (K 2 e AT, RE RT R A2
TEBHTE RS, RS 5t AN REIRIE AR I, s R RE A3 BRI O A AR L G B LSO BE B Il 36 BB ™ AE AN FIRE I

PRI R A B A, g BN Dk 2 G B AR B RE 1A BR BN A DR I e (e S 350 4 2 7 AR LA i < LA 73
WUFE P BRI, N T VISR Ry A7 B S A A NI EvER A, FTREH BUE ISR G T o (RN 1 AP %)
REFT A BB E A AT, EEAAPURERE S FAHEZ R BRAE, EEoCE AR, GEBE, e ak
AT NAFAE AT RETC 12 B IR TBE 5] 25 A 1 22 < 00D XU o

8.2 MMBRE IR HMERER
AN T ITE SR B R SR ) e A A

§9 FEXMHER

9.1 FEXHER
(1) Hp IR 25 v 7 o i 2 S i R T TG L VR 5 LRI 4% B ik < S SR VR B0 S A
(2)  (rPrhss B s N B IR A RNIE R B R G i & A H)
(3)  (rPahss B R G A B iR G AL R s i &

sl

EFEE O

(4) KT HRIESFE RS R I E RS B R R RS AR
(5) B LSS BALIE . Bl

(6) 0 ANk 55 Bt fE . E i

(7)o [k 2 ZOR A H A S

9.2 UM
B BB SR E AT

9.3 EEHR
B H A E R M SR A B, AR SO DA G, 754 R A HUAS B SCFr
SENE,

H12 W



T g B S I BRSSP R 2022 ) 2 AR

HA T PR EH A R A & RS H1E400-160-6000, (0100 56517299,
M3k: http://www. zrfunds. com. cn/

HRIESEEARAA
20224E07H21H

H13 W



	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4  管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现

	§5  投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6  开放式基金份额变动
	§7  基金管理人运用固有资金投资本基金情况
	§8  影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9  备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


